Georgia State Financing and Investment Commission (GSFIC) Holdings

Office of the State Treasurer

As of September 30, 2015

Georgia State Financing and Investment Commission (GSFIC): Four dedicated portfolios which invest unspent general obligation bond proceeds. Performance objective is to meet or exceed the Bank of America Merrill Lynch o to 1-year U.S. Treasury Index.

Duration: 0.57

BNP PARIBAS SECURITIES CORP.

BRANCH BANKING & TRUST CO.

SUNTRUST ROBINSON HUMPHREY

GOLDMAN SACHS & CO.

HSBC SECURITIES USA INC.

HSBC SECURITIES USA INC.

DEUTSCHE BANK SECURITIES INC.

DEUTSCHE BANK SECURITIES INC.

DEUTSCHE BANK SECURITIES INC.

DEUTSCHE BANK SECURITIES INC.

DEUTSCHE BANK SECURITIES INC.

RBC CAPITAL MARKETS LLC

WELLS FARGO SECURITIES LLC

WELLS FARGO SECURITIES LLC

FEDERAL FARM CREDIT BANK

FEDERAL HOME LOAN BANK

FEDERAL FARM CREDIT BANK

FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
FEDERAL FARM CREDIT BANK

GOLDMAN SACHS & CO.

GOLDMAN SACHS & CO.

FEDERAL NATIONAL MORTGAGE ASSOCIATION (FANNIE MAE)
FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
FEDERAL HOME LOAN BANK

U.S. TREASURY NOTE

FEDERAL FARM CREDIT BANK

FEDERAL HOME LOAN BANK

FEDERAL HOME LOAN BANK

FEDERAL FARM CREDIT BANK

FEDERAL HOME LOAN BANK

FEDERAL FARM CREDIT BANK

FEDERAL FARM CREDIT BANK

FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
FEDERAL HOME LOAN BANK

FEDERAL HOME LOAN BANK

FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
FEDERAL HOME LOAN BANK

FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
FEDERAL HOME LOAN MORTGAGE CORPORATION (FREDDIE MAC)
SBA POOL 509317

SBA POOL 509528

SBA POOL 509416

SBA POOL 509444

SBA POOL 509683

Notes:

1. Collateralized Bank Accounts are secured by collateral permitted by statute, held by a third-party custodian, marked-to-market daily, and having market value equal to or exceeding 110% of the deposit.
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2. For securitized bonds with amortizing cash flows, the date on which the last principal cash flow is projected to be received is used as the maturity date.
3. Extendable Term Repurchase Agreements reprice monthly. If not extended at reprice date, both parties have option to call/put at par within 5 business days.
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